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[] Emergency Relief demanded in petition

DOCKETING INFORMATION (Check all that apply)

[] Request for item to be placed on Commission's Agenda expeditiously

[] Other:
INDUSTRY (Check one) NATURE OF ACTION (Check all that apply)
[] Electric [ ] Affidavit [] Letter [ ] Request
] Electric/Gas [ ] Agreement [ ] Memorandum [] Request for Certification
[] Electric/Telecommunications [ ] Answer [ ] Motion [] Request for Investigation
[ ] Electric/Water [ ] Appellate Review [ ] Objection [ ] Resale Agreement
[ ] Electric/Water/Telecom. [] Application [] Petition [] Resale Amendment
[] Electric/Water/Sewer [] Brief [] Petition for Reconsideration [ ] Reservation Letter
X Gas [] Certificate [] Petition for Rulemaking [] Response
[] Railroad [ ] Comments [] Petition for Rule to Show Cause [ | Response to Discovery
[ ] Sewer [] Complaint [] Petition to Intervene [] Return to Petition
[ ] Telecommunications [_] Consent Order [] Petition to Intervene Out of Time [ ] Stipulation
[] Transportation [] Discovery [] Prefiled Testimony [] Subpoena
[ ] water [] Exhibit [ ] Promotion [] Tariff
[] Water/Sewer [ ] Expedited Consideration [ _] Proposed Order [ ] Other:
[] Administrative Matter [] Interconnection Agreement [ | Protest
[] Other: [] Interconnection Amendment [ ] Publisher's Affidavit
[ ] Late-Filed Exhibit X] Report



Csceaa.

A SCANA COMPANY Kenneth R. Jackson
Vice President
Rates and Regulatory Services

May 4, 2011

Ms. Jocelyn Boyd

Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office Box 11649

Columbia, 5C 29211

Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina
Post Office Box 11263

Columbia, SC 29211

Dear Ms. Boyd and Mr. Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for February and
March 2011.

If you have any questions concerning this report, please do not hesitate to call.

Sincerely,

Kenneth R. Jack_son

Cc: Scott Elliott, Esq.

Encs.
Risk Management Program Adjustments
SCE&G Results
SCE&G Outstanding Positions



South Carolina Electric & Gas Company
Risk Management Program Adjustments
For February 2011

Docket 2006-144-G Docket 2006-5-G Inception To
Order 2006-331 Order 2006-679 Current Month Date

Broker Fees 579.00 25,518.89 718.03 26,815.92
Software - 134,723.26 - 134,723.26
Subscriptions - 103,500.00 - 103,500.00
Labor - 100,368.42 1,143.26 101,511.68
Carrying Cost - 307,772.78 - 307,772.78
Non Hedging Addition to Cost of Gas 579.00 671,883.35 1,861.29 674,323.64
Hedging Additions / (Subtractions) 2,337,480.00  46,857,705.40 319,300.00 49,514,485.40
Total 2,338,059.00 . 47.529,588.75 321,161.29 . 50,188,809.04..
Interest Rate 0.3388%
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Trade Date PUT/CALL LOTS Month strike Price Trada Price Harket Price Total Cost Turrent Vajue Mark to Market

025EBLD CALL 1.00 OlFEBLY 7,60 0.650 0.000 {6, 500.00} .00 {6,500.00}
DATEBID CaLLn 1.00 OlrEBI: 7.30 0,659 9.0480 (6, 500.00} 9.00 {6,500.00)
16FEBYO CALL 2.00 GIFEBLL T.39 0,660 0.000 {13,200.00) 4.00 (13,200.00)
23FEB1D CALL 1,00 O1FEBLYL .85 0.580 9.000 [5,800.00} 5.00 {5,800.00)
OZMAR1O CALL 2.00 OCOYFERIL - Q.600 4.600 {12,000.00) c.oe {12,000,00)
0SMARLO CALL 1.00 DOIFEBLL &6.35 0.570 0.000 (5,700.0D} oo (5, 700.08)
1 EMARLD CALL 1.00 O1FEBIL 6.15 8.550 1. 600 (5,500.00) 0.00 (5, 500.00)
23MRR1T CALL 2.00 OIFEBL1 6.17 #1.550 o, 000 {11,000.00) .00 {1%,000.00)
30MAR1O CALL 1.00 OIEEHI1} 5.85 0.530 0,000 (5,300_280) 0.00 (5,300.00)
OBAPRLD CALL 2.60 O01FEsil 6.30 8.560 0,000 {11,200.08) o.00 {11,200.00)
13APR1D CRLL 1.00 O1fEBll 5.55 a.5490 ¢.o00 (5,400,006} 0.00 [5,400.00}
20RPRIC CALL 1.00 O1FERI] 5.80 6.530 0.0G0 (5,300,000} 0.00 (5,300.00%
2TAFRIO TALL 2,00 OLFEBRIL 6.1C 0.550 o.o00 {11,2060.00} 0.60 {11, 200,08)
O4HAYLD CALL 1.00 9OLlFEBR1L 5.85 0.540 G.o60 {5, 40000} 0.00 {5, 400,00}
11MAYLD CALL 2.00 D1FERLL .20 0.580 c.003 (11,200.G0) 0.00 {11,200,00)
18KRYLD CALL 1.00 D1EEBIL .10 0.535 0.800G {5,350.00) 0.00 {5,350.00)
01JUNID CALL 1.00 D1FEBXL 5.80 0.52¢ o.000 $5,200.00) o.00 {5,200.00)
01N G CALL 1.00 91FEBRIL 5.35 0.528 G. Q0D 15,250.00) 0,00 {5,2508.00)
Z5MAYI0 CALL Z.00 OIFER1L 5.65 0.500 0.000 (10, 609.00) 9.00 {10, 000.00)
0BJURID CALL 1.00 OIFERIL 6.15 0560 o.goQ {5, 600.00; 4.00 {5, 600.00)
15JURID CALL 2.00 OIFEBLL 6.40 G.580 ¢.900 {:1, 600,00} g9.00 {11, 600.00)
22IURIO CALL 1.00 O3IFEB11 .05 ¢.545 ©. 000 {5,450.00}% a.00 {5, 450.00)
23JUK10 CALL 1.00 BifESBLL 5490 ¢.550 2.000 {5,500 .00} f.no (5,500.9¢)
06J0L10 CALL Z.00 DiFEBLL 6,05 G.550 0.000 {131,000.00) #.e0 (i1,00D.00}
13JULI0 CALL 1.00 O0ZFEBLL 5.61 G.530 0,000 {5,300.90) 0.060 {5,300.003
Z0J0L19 CALL 2.00 C1FEB1L 5.50 ¢.,520 0. 000 {10,400.00) 0.00 {10,4G0.00)
2150110 CALL 1.0G OiFESB1L 5.49 0.530 0.000 {5,300.00) 0.00 {o,3G0.00)
03RUG10 CALL 1.00 OGiIFEBLE 5.45 o.530 0.600 {5,300.006) 0.00 {5,360, 00)
TOAUGIO ‘CALL 2.00° O1FEBIE 5.10 0,490 9.000 {9,800.00) - 0,80 - §9,800.00)
17AUG10 CALL 1.90 O1EEBLL 4,95 Q.455 0.000 {4,550.00) 0.90 (4,550, 00)
2480610 CALL 2,00 O1FEB11 4.70 044D 9,600 {8,800.60) 0.00 {8, 500.00)
31RUG10 CRELL 1.00 CIFEBLL 4.70 0,445 9.000 f4,450.00} ¢.o06 {4,450.00}
Q7SEP1D CALL 1.00 ODIFEBLL 4,60 Q.430 9.008 {4,300.00} 0,00 {4,300.006)
143EP10 CALL 2.00 OCG1FEBLL 4.70 0.420 4,000 {8,400.00} 0,06 {B, 400. 00}
218EPiID CRLL 1.00 OGI1F¥EBI 41.55 0.440 $.000 {4,400_00} 0. 00 {4,400.00})
ZBESEPLD CALL 2.00 OIFEBLIL 4.35 0.400 0,000 {8, 000.00) 0.00 {8,000.00D)
0s0CTIO CALL 2.00 O1F¥EB1] 4.30 0.365 0.016 {7,300.00) 320.00 {6,980.00)
120CT10 CALL 1.40 O1EEBL] 4.25 9.370 0.066 {3,700.00) £60.00 {3,029.00)
180CTI0 CALL 2.00 OLlFEBLL 4,24 0.310 0.000 {6, 200,00} Q.00 {6,209.00)
260CT10 CALL 1.00 OLFEBLL1 4.90 0.340 0.31¢6 {3,400.00) 3,180.00 {240,00}
D2ZNOVI0 CALL 2.00 OLl¥EBl1 4.15 09.335 0.090 (6,700.08) 0.0 {€,700,00)
O8NOV10 CALL 1,00 OIFEBLL £.30 0.335 0.000 (3,350.00} 0,00 {3,350.00}
1ENOVLD CALL 1.00 OIFEBII 4.05 0.315 0,300 (3,150.00) 0.0 {3,150.00}
23N0V1C CALL 2.00 OLFER] 4,35 0.330 0,300 {7,000.98) 0,00 {1, 0¢0.00}
3ONOVIC CALL 1.00 O01FEB:1 .20 0.36% 0.116 (3,050.006) 1,160.00 {1,820.G0}
OTPECLG CRLL 2.00 01FEBiI1 4,50 0.31¢ 0.000 (6,200,00) 0.0y {6, 260.G0}
14DECLC CALL i_.00 OlFEB:} 4.35 0.285 0.4800 {2, 850.00) 0.00 {2,850.00}
23DECID CALL 1.G0 O1FEBi1 4.20 0.240 9.00D (2,400, 00) 2.00 12,4060.00)
28DECLD CALL 2.00 OlFERL1 4.15 0.220 o, 800 (4,400, 00} 0.00 14, 400,00}
D4TANL1 CALL 1.00 O1FEBRIl &.60 ¢.235 0.000 (2, 350.00} Q.00 l2,358.605
11a8KM11 CALL 2.00 O1FERI1 .45 G.150 o, 0b0 {3,000,00) 0.006 [3,005,.00}
18JAN11 CALL 1.08 OIFERIL 4.55 0,855 ¢.000 (550.00) .00 {550.,00)
2O5JIRNLL ChLL 1.80 O1FERI1 4.45 G.050 . 000 (50C.00) 0.00 (50000}
Z6JAN11 1.00 OLEFEBLL 4,00 4.050 4.31L6 {40,500.00) 43,160.00G 2,660.00
26JANT1 2.0 OIFEB:l a.co 4.150 4.3L6 (83,000, 00} 56,320,006 3,320.00
26JANL1 2.080 OXFEBI1 G.00 4,150 4,316 (83, 000. GO} £6,320.00 3,320.00
26JANL1 1.80 O1FERiL G,00 4,200 4.316 {42, 000,00) 43,160.00 1,160.00
263AN11 2.00 OXIEEBLL G.00 4.200 4,316 {84, 000.CG0} 86, 320.00 2,320.00
26JAN11 1.00 OIFEBIHL 0.00 4.300 4,316 {43, 000.00) 43, 160,00 160.00
26JANIL 1.00 OLFEBI] 0.00 4,350 4,316 (43, 500._00} 43,160,00 [340.00)
26JAN1] 2.90 DlFERI1 0.90 4,350 4,316 {87, 000, GJ) 86,320.00 {680.00)
26JANE 1 #.00 OIEEBL1 4.00 4.4£50 4.3i6 (83, 600 .00) 86,320.00 {2, 680.00)
26TANEYL 1.90 OiFEBIL 0.00 4,450 4,318 {44, 500,060} 43, 160,00 {1,340.00)
ZEIANLL Z.0D DLFEBLL 0.00 4,359 4.318 {97, 000,60} BE,320.00 {680._00)
2T73hN11 -5.00 DIFEBLL G.00 4.321 4.318 216, 050,00 (215, 800.00) 250,00
273AN11 -3.00 DIFEBI1 0.00 4,318 4.318 129, 549.00 {129, 480,00} £0.00
27JANI1 ~2.,00 OiFERLL ¢.00 4,313 4.316 B6,260.00 {86, 320.00) 160,00}
2TIANI1 ~3.00 O0XFERLL 0.00 4,306 4,318 129,180.00 {129, 480.00) {300.00)
273ANIT ~4,00 O0O1FEBIL 0.00 4,303 4.316 172,120.00 {172, 640, 00} {(520.000
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O2HARLO CALL 1.00 DIMARIY 6.7500 0, 5800 8.0000 {5,800.00) .00 15, 800.00)
05MAR10 CALL 1.00 DIMAW1Y 6.3500 0.5600 o.0000 {5,600.00) n.60 {5, 600, 0BY
1EMARLO CALL 1.00 DiMAR1Z £.1000 0.5550 0.000¢ (5,550, GO} o, 00 {5,550, 08}
23HAR10 CALL 1.00 DIMBR1Y 6,1800 0.5400 9_0000 15,400, 00} 0.00 15,400.06)
30MAR1O CALL 1.60 0IMAR1 5, 8000 0.5200 0.0000 {5,200.00} 0.00 5,200,003
DGAPR1O CALL 1.00 0IMARIY 6.3200 0.5500 9. 0000 15,500,090} o.0G 15, 500.00)
13AKFR10 CALL 1.00 UIMARIL 6. D000 4.5300 8.0000 (5,300.00} 6.00 {5, 300. 00}
20APR1C CALL 3,00 OFMARLI 5.58100 g.5200 0.0006 {5,200.00) 0.00 {5, 200.00}
278PR10 CALL 2.00 DiMARI 6.1000 0. 5500 0.000D £11,000.00} 0.00 (11,000.00)
BIMAY10 CALL 1.00 OIMARIL 5. 9000 0.5300 0.0000 15,300.00) 0.00 5, 300.00)
1IMRY1C CALL 1.00 OIMARIL 6.3500 0_5300 0.000D {5,500, 60} 0,00 {5,500,00)
1BMAY10 CALL 1,00 OLMARIL 6.0500 0.5450 0.0000 {5,450, 00} C.00 {5, 450.00)
DIAHIO CRLL 1,00 OLMARIL 5.7500 0.5300 o, 0009 (5.300.00} 0.00 {5, 300.00)
25MRY10 CALL 1.00 CLMARI1 5. 6500 0. 5060 0.0000 (5,000.00} 0.00 {5,900.00)
PAINLO CRLL 1.00 OLMARIL £.2000 0.5450 0.0000 {5,450, 00} 0. 00 {S, 450.00)
1500810 CALL I.00 OIMARL] 6.4500 ¢, 5700 0.0000 {5,700.00} 0.00 (5, 700.00)
223UN10 CALL 1.00 CIMARLL £.1000 6.5400 0.0000 {5, 400,00} 0.00 15, 400.00)
IUNIC CALL 2.00 OCIMARLL 5.9500 8. 5400 ¢.0000 (30,800, 60% 0.00 {10, 800,00)
CERILIC CALL 1.00 GiMARLL 6.D500 ¢.5400 0.0000 (5,400,060} 0,00 {5,400,00)
13J0L10 oaLe 1.00 DIMARI1 5.E500 ¢.5200 00000 {5,200.0603 c.oo {5,200.00)
2050110 CALL 1,00 CLMARLL 5.5000 0.5100 0. 0000 {5.100.00} 0.00 (5, 190,00}
27JULLO CALL 1.00  CIMARL1 5.4900 n.5200 0.,0000 (5,200, 00} 0.00 {5,200.00)
CIAUGLD CALE 2.00 CIMARLL 5.5000 o, 5100 0.0000 {10,200.00}F C.o0 {10,200.00)
10AUGLO CALL 1.00 DiMARLL 5.1000 0.4800 0.000C {4,800.00} C.00 (4,800.90)
17AUGLO CRLL 1.00 CIHMARLL 4.9500 0, 4550 0. 0000 4, 550,00} c.00 14,550.00)
24RUGIO CALL 1.06 OIMARLL 4.7000 @, 4400 0.8000 {4,400.00}) G.00 {12,400, B0)
31RUGIO CALL Z.00 OCIMARLL 4.7000 0.4400 0. 0000 (8, 800,00 6.00 (8, 800,00)
07SEPLO CALL 1.06  CIMARIL 4,6000 0.4300 0.000G {4,300.00} c.00 {4,300,00)
1458P10 CALL 1.00 OCIMARLL 4.6500 0. 4300 0_00DG " (4,300 00} 0. 00 (4, 300.00)
21SEP1Q CRLL 1.06  OIMARL1 4.5500 0. 4400 0.6000 {4, 400,003 ©.00 {4,400.00)
285EP1Q CALL 1.06 OIMARIL 4.3500 0,43100 0,0000 {4,100.00} ¢.00 (4,100, 00}
B50CT1G CALL 1.0G CIMARLL 45,2300 06,4200 0.6000 14,200.08) C.00 (4,200. 00}
120CT1G CALT, 1.0G OIMARLL 4.2000 0.4050 0.0000 (4, 050.00}) ¢,u0 {4,050, 00}
190CTLO CALL 1.00 DCIiMARLL 4.1500 0,3500 0. 0000 {3, 500.00) 0,060 3,500, 09)
260CTI0 CALL 1.00 OIMARLL 3,9500 ¢.3850 0.0000 {3, 650_0m) 5.00 {3,850, 00}
OZWOVIO CALL 2.00 GIMARLL 4,1500 0.3550 0.9000 {7,100.00} ¢,00 (7,100,003
09NGVI0 CALL 1.00  OIMARLL 4.2500 0.3800 0.0000 {3, 8G0,08) c.00 (3,800, 00}
1ERGVIY CALL 1.08 OIMAREY 4.0500 0.3458 0.6000 {3, 450.00) £.00 (3, 450.00}
23NOV10 CALL 1.00 GIMARIY 4,3000 ¢.3900 3. 9000 (3, 200.08) 0,00 (3,900.00}
30NOV10 CRLL 1.00 DIMARIT 4,1500 C.3600 0.9000 {3, 600,06} o, 00 {3, 600. 003
07DEC1O CALL 1.00 OW4ARID 4.4500 G. 3600 0.9000 {3, 600.0G) 0.00 (3, 600. 006}
14DEC1Q CALL 1.00 ODIMAREL 4.3500 0, 3250 0,500B {3,250.00) 6. 00 13,250. 003
2IDECIY CALL 1.60 O01HARLL 4,2000 0, 3000 0.000D {3,000.00) 0.00 {3,000.00)
28DECLO CALL 1.00 O0iMARLI1 4.1500 6, 3000 0.0000 {2, 000. DG} 0,00 (3,000,080}
04JRNAL CALYL 2.60 DIMAR1] 4.6000 5,3050 0.0000 16,1G0.08) 0,00 {6,100, 00}
15.JANL1 CALL 1.00 0iMARIL £,4500 0,2508 0.0000 12, 5G0.00) 2.0 {2,500, 00)
18JAN1L CALL 1.60 DIMARLI 4.5500 0.1550 0.0600 (i, 550.00) 2,00 {3,550, 00}
2536111 CALL 1.90 DIMARIL 4.4500 ©.2050 0. Q000 (2, 850.008) 6.060 {2, 050,00}
01FEB11 CALL 1,00 0IMAR1Y £.4000 G.1400 0.9000 (1,400,00) 6.80 (1, 400.00}%
08FEB11 CALL 1,00 O0IMARLIL 4.1009 ©.1100 0.0000 {1,100.06} B.980 (3,100.00}%
15FEB11 CALL 1.00 DIMARIL 3.9500 £.8750 0.6000 {750.00) ©.00 {750,004
22FEB:1 CALL 2.00 OIMARILl 4.0000 0, 0100 6,0000 {200.00) 8.00 {200. 00}
A0IMAR11 {245, 150.00) ¢.00 1245, 150,00}
30MARLD CHLL 1.08 OIAPRLL 5, 45900 G.4900 0.00190 {4,900._08) lg.o0 {4,890. 00}
DEAPRID CALL 1.08 OIRPRIL 5.8300 0.,5300 0.0001 {5, 300.0¢) 1,00 (5,299, 00}
13APRIC CALL 1.08 OIAPRLL 5,5500 ¢.5300 0.0010 (5,100.008) 10,00 (5,000, 00
204PR1G CALL 1.08  O1PRLL 5.5500 e.5100 0. 0001 {5,100.00) 1.00 (3,094, 09}
274PR1O CALL 1.08  OLRPRLL 5.7500 £.5300 0.0601 {5,300, 00) 1.a0 {5,299, 00}
D4HAY10 CALL 1.00 ©l1APRIL1 5.6000 ©.5200 0.0010 {5,200.00) 10.00 {5, 190, 08)
1BHAYIG CcALL 1.00 01aPrll 5.7500 ©.5150 0. 0010 (5,150,006} 10,00 {5,140, 00}
031JUNYO ALY 1.00 G1APRIL 5.5000 0.4500 0.0010 {4,800,00) 10,00 (4,790,00)
25MAY10 CALL 1.80 OIAPRIL 5.4000 0.4400 U, 0010 {4,600,00) 10.00 {4,5490,00)
08JUN1O CALL 1.00 OIRBR1L 5.7500 8.5250 08,0010 {5,250.00) 10.00 (5,240.00)
15JUH10 CALL 1.00 OIAPR11 5.7000 0.5200 0.0001 (5,200.00) 1.00 {5,199, 08}
22JUN10 CALL 1.00 0lAPR11 5.5000 0.53100 06,0010 15,100, 00} 16.00 {5,090.00)
D6IUL1O CALL 1.00 OlAPR11 5.5500 9.5200 0, 0001 {5,200.06) 1.00 5,193.00)
13JUL10 CALL 1.00 DIAPR11 5.3200 o, 5000 0. 0004 {5,000.00) 4.00 {4,296, 00)
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200ULL0 ChLL 1.00 OCIAPRII 5.2000 0. 49200 0.0010 14, 900,00} 10.0G {4,820.00}
27JIL1O CALL 1.00 ClaPrIl 5.2000 G.50G0 0.0067 15, 000.09) .00 {4,933.00})
Q3RUGID CALL 1.00 CIBRPRIL 5.2000 0.5060 ©.0010 [5, 000,00 1G.80 £4,3980.08}
LOAUGLD CALL 1.00 DIAPRYL 4.9000 G.4600 T.0040 t4,600,00) A0,00 (4, 560.00)
24RUGL0 CALL t.00 OBIAPRII 1.5900 .4z00 0.0170 {4,200.60) 379.00 (4,030,00}
31BRUGED ChALL 1.00 GlRPFR1] 4.5500 G.4500 0.0210 [4,500.00) 210.900 (4,290.00}
O7SEPLO CALL 1.00 BlAPRL1 4.5000 G, ¢400 0. 0260 {4,400.00) 290.00 £4,140,00}
145EPLOD CALL 1.006 Q01APRLL 4.5500 B, 4200 0.0210 {4,200,00) Z10.00 {3,990.00}
Z1SERLD CALL 1.00 [APRLL 4.4500 &.4300 0.0330 {4, 380.00) 330.00 (3,970.C0}
285EFLE CALL 1.00 OIAPRIl 4.350D 06.3950 0. 8508 {3,930, 00) 500,08 (3,450.00}
120CT1O CALL 1.00 DMAPRL] 4.2000 0.4100 0.0877F {4,190.00) 827,00 {3,223.00)
190CT1O CALL 1.00 01RFR11 4.1500 B.3500 0.1050¢ {3,500,00) 1,050, 00 {Z,450.00)
28600710 CALL 1.0¢ DIAFR11 3.9500 ©.36350 0.3978 {3, 850,00) 1,978,006 (1,€%2,.00)
02ZROV10 CRLL 1.00 O0ABR11 4.1000 g.3700 0,1240¢ {3,700,00) 1,240.00 (2, 460,00}
asnovio CALL 1.00 O0IAPRL1 4.2509 G.3750 0.0730 {3,750.00) 730.00 {3,020.00)
1EROVLO CARLL 1.40 DIAPR11 4.0000 0,3600 0.1710 {3,600.00) 1,71G.00 (1,8%8.00%
30ROVLO CALL 1.06 OD1RER1Y 4,1500 .36Q0 0.x046 {3, 600.00) 1,046.00 {2, 554.08}
DFDECLO CALL 1.00 O3IRPRLL 4.4000 £.3800 0.0400 {3,900,00) 400.06 i3,500.00})
L4DECIO CRLL 1.0 CIARPR11 4.30600 £.3800 0.0600 {3, 600.00) £00,00 {3,000.00}
ELDECL0O CARLL 1.0¢c OiAPRI11 4.2800 £.3350 0.988C {3,350.00) ga80. 00 {2, £70.060)
2BDECLOD CALL 1.06C OIAPR11 4.1500 D.3350 0.105Q {2, 350.00) 1,050,006 (2,308.00}
043ANLY CALL i.0¢ OIzPR11 4.5500 G.3500 g.0Z12 {3,500, 06) 212,006 {3,288.09)
18JAH11 CRLL i.0¢ CIAPRLL 4.5500 £.2050 G, 0210 {2, G50, 00) 210,00 (1,840,00}
257a011 CALL i.00 0IAPR1L 4.4590 T.2700 0,0330 {2,700.00) 330.00 12,379.00}
D1IFEBLY CALL 1.00 CIABKL1 1.4590 G.2050 G.4a330 {2,030.00) 330.900 {1,720.02)
OBFEBLL CALL 1.0C CQIAPRI1 4.1u90 G.2100 C, 1240 {Z,100.00) 1,240.90 {BEQ.0D)
15FEB11 CBRLL 1.060 DIAPR11 4.0490 G.1700 G.1710 t1,700.00) 1,710,006 190,08
2ZFEBL] CALL 1,00 OIRPR)L 4,0500 C¢,1000 0.1460 {1,000.00) 1,460.90 460.00
42.00 *ODIAPRLL (171, 650.00) 18,589, 00 {152,761.00}
DAHRY1Q CALL 1.00 DBIHAY11 5.7000 G.5Z200 G.pe30 (5,200, 00) 304,006 {5,170._08)
18HAY1D CAL 1.0G DidAY1l 5.8300 0.5150 0. 0620 {5, 150.00) 20.90 {5,130, 00)
GIIUF10 CALL 1,00 ODIMAYLL1 5.5500 ¢.4800 0. 0G40 {4,900.00} 40_00 {4,860.00)
1SJUNLO CALL .00 DIMAYLL 37900 G.5200 G.NG22 {5,200, 00) 22.00 {5,175.80)
2230810 CRLL 1.08 OIMAYILIL 5.5500 ¢,5100 C.0041 {5,10G.00) 41.00 (5,059,000
13JUL10 CALL 1,00 OlMAY11 5.3900 G, 5000 0. 00B% {Z, 000,00} 55,900 {4,935.00}
27JULlO CALL 1,00 BiMaYI1L 5.2900 0.5000 o.po8s {5,000, 00) 52,00 4,9211.00)
Q3RUGLO CRLL 1.00 DIMAY11 5.2300 0.5000 D.0L00 {5, 000.00) 108,00 (4,900.00)
10AUGLD CALL 1,08 OIMAY11 4.8500 0.4600 002350 {4, €00,00) 250,00 {4,350.00}
2470610 CALIL 1.00 DIHAY11 4.7000 ¢.4150 . 0520 (4,150,00m 520,00 {3, 630_00)
D7SEPLO CBLL 1.00 DIMAYIL §.5500 C.4300 0.90770 {4,300.00}) TIN.00 {3,530.40}
215EPLO CALL 1.00 0IMAYlY 4,5000 0. 43260 ¢.0B70 (4,200.00) 870.00 {32,430.09}
A50CTLO CALL L1.00 01HAYI1L 4_3300 G.4200 0.1262 (4,208.00} 1,262.00 {2,938.00}
120CTLO CALL 1.00 O0I1MAYLL 41500 6.3900 0.2000 (3,806,003 2,000.00 (1, 800,.00)
02ROVID CALL 1,006 OIMAY1Z 4,1500 0.3800 0.2000 (3,808.00) 2,060.00 {1,800.00)
0s8R0VLO CARLL 1,00 OIHRY1Z 4£.2500 0.4150 0.1600 (4,150.00) 1,860.90 {2, 550.00)
LGROVLD CALL 1.00 DOIMAYLI 4.0560 3.3750 £.2480 (3, 75¢,00% 2,4860.00 {1,270.00}
30HOVLD CALL 1.00 0OIHAY2l 4.1560 2.3950 0.1987 {3,956.00) 3,997.00 {1,953.00)
L4ADECLO CALYL 1.00 OIMAY1I 4.3560 0.3800 0.1270 (3,800.00} 1,270.00 {2, 5320.00)
2BDEC1O CALL 1.00 OIMARYIL 4.24000 0.3500 6.1790 {3, 500.00% i,7%0.00 £1,710,00)
11JAML1 CALL 1.0¢ GIMAYIL 4.5000 0.3200 0.GR7FC {3,200.00} B70.00 {2,330.00)
2538111 CALL 1.06 BIMAYI1 4.5G00 0.3050 0.6870 (3,050.00) B70.00 {2,3180.00)
D1FEB1I] CALL 1.00 0IMAYI1 4.5009 0.2650 0.0870D {2, 650.00) B70.0G0 {1,7680.00)
DBFEBL1 CALL 1.00 01MAYE) 4.2600 20,2450 0.1790 [2,450.00} 1,798.00 {66000
22FEBL]Y LALL 1.6G DIMAYLL 4, 1009 3.1550 0.2230 (1,550.00} 2,230.090 $80.00
25,00 *DIMAY1] [101,850.00) 23,840.00 {18,004.00}
B1JURLQ CALL k.00 0%duNl1l 5.6508 0.5000 4.0120 15,000.00) 120,00 {4,880.00G}
LEJUHLG CARLL .00 OL5UR1I 5.9008 0.5300 0.0068 {5, 300.00} 68.00 {5,232.00)
22JUn10 CALL 1.00 0RJUNI11 2.6500 0.5200 T g.0:22 {5,200.00 122,060 {5, 078.00)
1300510 CALL 1,00 0lounll 5.4904 0.53100 0.0173 (5,100,060 173,00 {4,%27.00)
2700810 CALL 1.0¢ D01JUR1Y 5.33900 G. 5900 0.0Z18 £5,000,.060} 218,00 {4,782,00)
10RUS1O CALL 1.00 OG1JUNLL 5.0500 G, 2700 9.0280 (4,700.060) 480.00 {4,220.00)
24AUG10 CALL 1.00 BLJURIL 4.8000 G.4260 0.0820 (4,200.00}% 824,00 {3,380.00)
07SEPLO CALL 1.0 D1Junil 4.7009 0. 43060 1.1010 (4,3200.60} 1,010,000 (2,28G.00)
215EP10 CALL i.00 D1JUN1L 4. 6000 T 4200 0.1230 (4,200.00) 1,230.00 {(2,870.00)
050CT10 CALL i1.00 0LJUN1) 4.44900 0.4300 8.1645 (4,300.00} 1,643,00 {2,651.00)
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120LTLG CALL 1.08 0LJUN:1 §.2500 ., 3950 0.2380 {3, 9506_00) 2,380.00 {1, 570.00)

02HOYLD CALL 1,00 01JURLL 4,2500 08,3300 0.2380 13,900.00} 2,380.00 {(1,520.00}
16HOV1D CALL 1.06 ORJUNLL £,1000 0.4000 0.3080 {4, 000,00} 3,080.00 {920.00}
14DEC10 CALL 1.0¢  OTJUNEL 5.4000 0.4100 0.1810 14,100.00) 1,810.00 {2,290.00}
28DECIO CALL 1,00 OLIUNLL §.7500 0.3850 0,2380 {3, 850,00} 2,380,00 {1,470.00)
11JRN11 CALL 1.06 OLJUNL1 4.5000 ©.3750 U, 3500 13,750.60) 1,500.00 (2,250, 06)
253AH11 CALL 1.00  8LIUNLL 4.5500 €.34060 0,1360 (3, 400,00} 1,360.00 {2,040.00}
0BFEBLL CALL 1.00  OLIJUNLL 4.2500 ¢, 2950 0.2380 - 12, 950.00} 2,380.00 {570.00)
22FEB1L CALL 1.00 OLJURLL £.1500 0.2300 0.2830 {2, 10000} 2,830.00 730,00
19.00 *01JUN1L 119, 300,00} 25,990.00 {53,310, 00)
29JUN10 CREL 1.00  01JULLL 5.8000 0.5300 0.0218 {5,300.00) 218,00 {5,082.00}
13JULLY CALL 1.00 OLJOLiL 5.6500 0.5100 6.0290 t5,100.00} 290.00 14,810,00)
270410 call 1.00 013ULil 5.5200 0.5160 6.0385 15,100.00) 385.00 {4,715.00}
10RUGLD . CALT 1.00 9LJULiL 5.2000 0.4760 0.0670 (4, 70000} 670.00 (4,030.00)
24RUG10 CRLL 1.60 §1JUL1l £.9000 4.4400 G.1130 {4,400.00} 1,130.6G0 {3,270.00}
075EP1Q CALL 1.00 DLJULL 1. 800D 0.4400 D.1340 {4, 400.006} 1,340.060 {3,060.00)
215EP10 CALL 1.00 01JUL11 41,7000 0, 4400 0.1580 14, 400.06] 1,580,060 {2,820.00}
050CT10 CALL 3.00 01JUL11 4.5800 ©. 45400 0.1853 4,400.06} 1,853.00 £2,547.00}
190CT1O CALL 1.60 O01JULIE 4.4000 0.4000 6.2520 14,0600.00) 2,520.00 {1,480 00}
2606T10 CALL 1.00 01JULit 4.3600 0.41400 6.2719 t4,100,00) 2,719,00 (1,381.00}
OZNOVLD CALL 1.00 01J0L11 4.3500 0.4150 0.2720 {4,150.00} 2,720.00 {1,430.00}
1EHOV1O CRLL 1.00 OlJULLIL 42000 6.4160 0.3380 14,100.00) 3,380.00 (726000}
30NOV1D CALL 1.00 OLJULLL 1.3500 0,4300 0.2719 {4,3200.00} 2,719.060 {1,561.00)
L4DECTO CALL 1.00 OLJULLL 4_5008 0.4350 0.2170 14,350.0C} 2,170.60 £2,180.00)
2BDEC1LO €ALL 1.00 0LJULLIL 4.3500 ¢. 4050 ¢.2720 {4,050.00} 2,120.60 (1,330.00)
T1IANLL CALL 1.00 O0LJULLE 4.6000 8, 4000 €.1850 14, 000,00} 1,850.00 (2,150.00)
25IAN1I CALL 1.00 GIJULLl £, 6000 0.3850 0.1850 {3,850.00} 1,850.00 © o §2,000.00)
OBFEB1L CALL 1.00  013ULL1 4.3000 0.3500 0.2930 {3,500.00) 2,930.00 (570.00)
22EEBLL CALL 3,00 O013TL1L 4.2000 0.2550 0.3380 {2,550,00) 3,380,00 83660
15.00 *0LJULYEL 180, 750.00} 36,424,00 144,326.00}
O3RUG1O CALL 1.00  BIAUGEL 5. 6000 4.5100 0.0550 {5,100.00) 550.00 {4, 550.B0)
1740610 CALL 1.00 O0lAUGLY 5.25060 9. 4500 0.0240 {4,500.00) 940.00 E {3,560.00)
310610 CALL 1.00 O1AUGLL 5.6500 0,4450 0.1260 14,450,060} 1,266.00 £3,1506.00}
148EPLO CALL 1.00 01AUGL1 4.9500 0.4550 0.1450 {1,550, 00} 1,430.00 {3,100.0C)
2BSEPLO CALL 1,06 GlAUGL1 45000 §.4000 6.1560 (4, 600,00} 1,560.00 12,440,006}
120CT10 CALL 1.00 QlADGLL £.7000 0.4400 0.2050 $4,400,00} 2,058.00 {2,342, 00}
180CT18 CALL 1.00  C1AUGLL 4.5000 0.4150 6,200 {¢,150.00} 2,706.00 {1,450.00}
ZBOCT1IR CALL 1.00 ©1AUGLI §.4500 04200 0.2873 {4,200,00} 2,873.00 {1,327, 00}
0SHOV1IO CALL 1.00 OlAUGLL 4.5500 0.4400 0,2520 {4,400.00} 2,520.00 {1,880.00)
23H0V10 CHLL 1.00 GOlAUGLL 4.7000 0.,4300 ©.2060 14,3200.00} 2,06G.00 {2,240.00)
07DEC10 CALL .00 0l1AUG11 41000 0. 4300 G.2060 {2,300.00) 2,060.00 $2,240,00}
21DEC10 CALL 100 G1AUGH] 4.5000 0.4200 £.2700 (4,206,008} 2,706.00 {1, 500.00)
DEJAMI L CALL 1,80 01A0G11 4.7500 0,4700 8.1922 (4,700,060} 1,2z2.00 {2,778.00}
18JAN11 CALL 1.60 0}RUGI1 4.7000 0.3700 £.2060 {3,706.00} 2,080,00 {1, 640,00}
25JPHA L CALL 1.6G0 0LAUGLL 4.6500 0.4130 g.2210 {4, 150,00} 2,218,00 1,940,080}
C1FEB1L CALL 1.00 0XRUGL1 4.5580 0.4100 8,2520 (4,106,00} 2,528,00 (1,580, 60}
15FERIL CALE 1.60 01AUG1] 4.2000 0._3700 £.3950 (3,700.00) 3,950.00 250,00
17.00 *OLAVGL1 {72, 900.00) 35,3%3.00 {37,507.00)
31AUGLO CALL 1.00 O1SEP11 5.2000 0,4506 0.1400 {4, 508.60} 1,400.00 {3,100.00)
148EP10 CALL 1.00 O1SEP1} 5.1000 0,4690 0.1580 (4, 0B .00} 1,580.00 (3,020.00})
28SEP1I0 CALL 1.00 O1SEP1I 5.,0000 0.4290 0.1790 {4,200._003 1,786.00 12, 416.00)
1200TL0 CALL 1.00 O1SEP1L 4.8500 0.4400 0.2142 (4, 40000} 2,142.00 [2,258.00)
260CTL0 CALL 1.00 O01SEP1Y 4.6500 0.4200 0.2708 14,200.00} 2,708.00 (L, 492,60}
09NOVED CALL 1.08 O1SEPIt 5.7000 0.45400 0.2560 {4, 400,00} 2,560,000 {3,840.00)
2310VL0 CALL 1.08 O01SEP:L 4.8000 0.4500 0.2276 {4,500.00} 2,27.,00 [2,230.00)
07DECLD CALL 1.00 O01SEPil §.85000 0. 4500 0.2270 14,500,001 2,230, 00 t2,230.00)
2iDECLG CALL 1.00 0Q156P31 4.600D C. 4300 0.2670 {4,300.00] 2,870.00 {1, 430,00
28DEC1O CALL 1.00 O01SEPIY 4.6000 ©.4200 0.2876 4, 200.00} 2,870.00 (1,330, 00)
04JRNLL CALL 1.00 O1SEPXI £.5000 ©. 4700 0.2018 (4,700,00] Z,018.00 2, 682, 00)
180RNLL CALL 1,00 01SEPY1 £.1000 ¢, 4350 0.256¢ {4,359,00) 2,560.00 [%,3780.00)
D1FEBLL CALL 1.86 O1SEPL} 4.6500 0. 4200 0.271¢ 14,200.00] 2,710.00 (1,490, 00)

15FEALL CALL 1.00 01SEP1L 4.2000 0., 4200 0.4480 {4,200.00) 4,480.00 2506.00
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14,00 *RISEF1Y {61,250.00) 34,228.00 (27,022.00)
050CTiD CALL 1.00 D0IOCTI1 5,1400 0.4500 0.1822 i4,504.00) 1,882.00 12,508.00)
190C310 CALL 1.00 BI1OCTAR 4.9500 ¢.4300 0.2470 14,390 08) 2,470.00 {1, 830.00)
OZROVL0 CALL 1.00 QIOCTLX 4.8500 C.4000 0.2470 14, 069, 00) 2,470.00 {1, 530.00)
10NOVIO LALL 1.00 QRAQCTIR 4.7000 0.4300 ,3210 (4,300,00) 3,210.00 (1,430,007
20HOVIC CALL 1.00 030CT1R 4.9000 G.4400 0.2604 i4, 400,00 2,604.00 (1,796,400}
14DEC10 CALL 1.00 0i0CT1Y 4.5500 0,4350 06,2470 (4,350.00) 2,479,00 (1,.880,00)
ZBDEC10 CALL 1.00 DIOCTIX 4,.8000 0,4300 G.2890 (4,300.00) 2,899.00 f1,410.00)
131JaN11 CALL 1.00 DIOCTIL 4.92500 0.4450 06,2470 (4,450.00) 2,470.00 {1,980.00}
25JRNIY ALY 1.00 DIOCTI1 4.8000¢ 0.4700 G.2830 {4, 700.00) 2,820.00 {1,810,00}
O8FEBIY CALL 1.00 DLOCTIL 4.5500 0.4300 0.3730 14,3900} 3,738,006 {570.00)
22FEBL1 CALL 1.00 pIOCTIL 4.3008 0.3850 0.47%0 {3,850.00} 4, 76060 910.00
11,50 *0IOCT1L {47,450,00} 31,956.00 {15,424.00)
C2NOviD CALL 1,00 0inovii 5.0500 0,4500 0.2810 {4,500.00) 2,810.00 {1,650.00)
DSNOV1D CALL 1,00 0INOV1L 5.1000 2.4600 0.2610 {4, 600,00} 2,870.00 {1,930.00)
23R0V¥19) CALL 1.00 OINGVIY 5.2500 D.4500 0.22%90 {4,500.00) 2,220.00 §2,210.00)
30MOVLD CALL 1.00 DINOV11 5.03060 0.4700 0.2809 {4,700.00) 2,808.¢0 £1,821.00)
1AGECIT CALL 1.00 DINOV1L 5.1000 0.4550 G.2670 {4,550.00) 2,870.00 {1, 880.00)
21PECLT CALL 1.40 0IHOV11 5.0000 0.4500 0.2360 (4,500, 00) 2,960.00 £1,5406.00}
04JANLT TRLL 1,00 J1Novell 5.2000 H.5090 G.2408 {5, 000,00) 2,408,060 §{2,592.06G}
11JAN1L CALL .00 $1NOVIL 5.1000 9.4850 0.2670 (4, 650,00) 2,670.00 {1,980.00)
257aN11 CALL 1.0¢  0INOVLL 4.9500 4.4840 0.3110 {4,800.00) 3.110.00 {1, 690,003
01FEBLL CALL 1.50 O1nOV1l 4, 9000 0.4550 0.3270 (4,3550,00) 3,270.00 11,280,001}
1SFEBLL CALL 1.90 {1NOV1l 4, 5500 £.4300 6.4590 (4,300.00) 4,590.00 230,00
22FER1Y CRLL 1.00 O1HOVI1 5.4500 0.4050 0,5040 (4,050.00) 5,040.00 480,00
12.00 *DIHOVIY (54,700,003 37,287.00 {17,403,00)
3000V10 TRLL 2.00 01DECLI 5.2500 4.5000 64.3124 [1G, 000,00} 6,248.060 {3,7752_00)
QTDECIO CRLL 1.00 01BECI] 5.4308 0.4900 G.2570 {4,300.00) 2,520.00 {2,330.00)
14DEC1O CALL 1.00 DIBEC1Y 5.3008 0.4850 0.2%80 {4, 850,00} 2,980.00 {1,870.00)
21DEC10 CALL 1.00 D01EEC1 5.2500 0.4600 0.3130 {4, 600,00} 3,130.00 {1,470.003
28DECI0 CALL 2.00 0IDECL] 5.1500 0,4850 0.3440 {2, 700.00) 6,880,00 {2,820,00}
D4JANE]L CALL 1.00 O0IDEC1I 5.4009 Q,.5200 0.2694 {5, 200.00) 2,694,060 {2, 506.00)
13JANIY CALL 1.00 DIDEC1I 5,3000 a.4850 Q.2980 i4, 850.00) 2,980.00 (1,870,006}
I8JANTL CAL# 1.00 OI1RECLE 5.2000 0.4900 0.3280 {4,30B0.00) 3,2B0.00 (1,620,006}
25JBNL1 CALE 1.00 OQLDECL:E 5.1500 0.5100 0.3440 (5,180,006} 3,440.00 £l, 660.0G)
O1FEBL1 CALL 2.00 OlDECLL 5,1409 0.4750 €.3%010 {9, 50C¢.00) 7:220.00 {2,286G.00)
O8FEBLI CRLL 1.00 {(1DEC1E 4.9500 0.4650 0.4160 {4, 650.00) 4,160,000 {490.00)
15FEBLL CALL 1.00 GiDEC1L 4.8000 0. 4360 0.4780 {4, 360,00) 4,780.00 48600
22FEBL1 CALL 1.00 GI1DECLLE 4.70080 3.4150 0.5230 i4,150,00} 5,230.060 1,08G.00
16.00 *C1DECIL {76, 700 .00} 55,592, 00 {21,108.00)
ZBDEC1C CRLIL 1.00 OLJAH:2 5.3500 0.4950 0.3560 44,950 00} 3,560.00 {31,3%0,.00)
04J2N11 CALL 1.00 CiJanl2 5. 6008 0.5300 9.2841 (5,300.00} 2,841.00 12,459%.00)
11J3AH11 CALL 1.30 O0XJANLZ 5.5000 0.4900 9.3110 04,800,006} 311000 {1,7180.00)
18JEK11 CALL 1.00 Clanni2 5.3300 0.5100 0.3560 {5,100.00} 3,560.00 {1, 540.00)
25JPK1L CALL 2.G0 GiJANLI2 5.3000 0.5200 49,3720 {10, 400.00) 7,440,090 {2,860.00}
01¥EBLL CALL 1.0 01JANRIZ 5.2500 0.4%00 0.3890 {4, 250,00) 3,850,080 {L,01%9.00}
0BFEB1L CALL .00 Gromamlz 5.1500 0.4550 0.42406 {4, 550, 00) 4,240, 00 {316,007}
15FER1Y CRLL 1.00 0I3AM1Z 4,9000 0. 4600 a.5250 (4, 600.00) 5,250,00 650,00
2Z2FER11 CaLL 1.0Q  GiJAN1Z2 4,8000 0.4550 @.5710 (4,550.00) 5,710¢,00 1,160.00
10,00 *01JAN1Z2 [49,230.00) 39,601.00 {9, 64%.00)
25JAN1Y CALL 2,00 DLFEB1Z 5.3000 0.5200 0.33z0 {10, 400,00} 7,840.00 {2, 560.00)
O1FER1I CALL 1.00 OLEER1Z 5.3000 0.4800 0.3920 14,890.06} 3,920.00 880,00
OBFEB11 CRL 2.00 OLFEB1Z2 5.2000 &,.4500 0.4260 {2, 000.00} E,520.00 {480.00)
15EERiL CALL 1.00 O1FEB1Z 4.8500 0.4550 0.521¢ {4,55%0.00} 5,210.00 560.00
22ZFEBil CALL 2.00 OQlFER12 4.8500 0.4500 0. 5850 {2, 000.00) 11,300.00 2,300,900
#.00 “O0LEERL2 137,7150.00) 36,790.00

{1,078,700.00}

376,006.00

(B60.00)

(702, 654.00})



South Carolina Electric & Gas Company
Risk Management Program Adjustments
For March 2011

Docket 2006-144-G Docket 2006-5-G Inception To
Order 2008-331  Order 2006-679 Current Month Date
Broker Fees 579.00 26,236.92 478.76 27,294 68
Software - 134,723.26 - 134,723.26
Subscriptions - 103,500.00 - 103,500.00
Labor - 101,511.68 1,149.56 102,661.24
Carrying Cost - 307,772.78 - 307,772.78
Non Hedging Addition to Cost of Gas 579.00 673,744 64 1,628.32 675,951.96
Hedging Additions / (Subtractions) 2,337,480.00  47,177,005.40 245150.00  49,759,635.40
Total 2,338,050.00 - 47,850,750.04 246,778.32  50,435587.36

Interest Rate 0.3418%
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O2MARIO CALL 1.00¢ 9lMaAKll 6.79 9.580 G.000 {5, 800,00} 7,00 {5, 800,00}
DSHARID ChLL 1.00 DIMARIL 8.35 9.560 ¢.000 {5, 600.00) 0.06 {5, 600.0G}
16MRARIO CALL 1.0C ©OIMARLL 5.10 }.535 ¢-000 {5,550.00) 9.00 §5,550.06}
ZIMARIOQ CALL 1.00 G§IMARIL 6.18 0.5490 G¢.000 £5.400,00) 9.09 t5,400.00)
30MARED CALTL 1.00 O0IMARLL 5.80 0.520 ¢,000 {5,200,00) 0.00 (5,200,001
OERPR1O CALT, 1.00 OiMARI1 &,.32 a,.550 ¢.000 {5, 500,00) 0,00 {5,500.00)
13RPRIOQ CALL 1.00 0IMARLL 6.90 0.530 G.000 {5,300.00 9.0D 15, 300,00}
20ABRIO CALL 1.0C¢ OIHMARLL 5.921 0,520 0.000 {5,200.007 Q.00 {5,200.00}
2TRPRID CALL Z.00 0fMARLL £.10 0.550 ¢.000 {11, 900.00) .00 {13, onn.o0ny
GAMAYIO CALL 1.00 O0IMARLL 5.90 0.530 ¢.000 {5,300.00) 9,00 {5,300.00]
1IHAY1O CALL 1.0¢ 0iMARLL £.35 0,550 ., 000 {5, 500,00) 0.06 15,500.00)
18HAYIO CALL 1.00 OiMARLL 6.05 0.545 0.000 £5,450,00) 9,08 {5,450.00%
A1aniie TALL 1,00 OiMARI1 5,75 0,530 0.000 {5,300.00) a.00 {5,300.00}
ZSMRYLO CALL 1.0¢ OiMARIL 5.65 0.500 . 000 {5, 000.00) 9.00 {5,000,00}
08301 e CALL 1.00 O1MARll 6.20 0.545 0.000 {5, 430.00) D.00 (5,450,00}
153UHL0 CALL 1.00 0OIMAR1L 6,45 0.570 4.000 £5,700.00) d.08 (5,700.00}
22JUH10 CRLL 1.0¢ DOIMARLL 6.10 0.540 0.000 {5, 400.00) Q.0C {b,400.008}
2330010 CALL 2.00 QIMARLL 5.85 0.540 B6.000 {ic, 800.00) 2.00 {10,B00.00}
06JULLO CALL 1,00 OIMARL]L .05 0.540 0.0G00 {5, 400.00) 4.00 £5,400.08)
13JuLio CALL 1.00 DIMARLL 5.65 0.520 0,000 (5,200.00) 0,00 15,2060.00}
20J0L10 CALL 1.00 0IMARL1 5.50 0.510 0.000 {5,100.90) 8,00 {5,100.00}
27JULLG CALT 1.00 OIMARLL 5,49 0,520 0.000 {5, 200.00) 0.00 {5,200,00}
Q3IRUGLO CALL .00 OIMARL1 5.50 0.518 0.000 {10, 200.00) a.00 {10, 200,00
10RUGLD CALYL 1,00 O1MARLl 3.0 0.480 0.000 {4,800.00} 2.00 14,800.00
178GGLD CALL 1,06 O1MARLL 4,95 0.4565 0.000 (4,550.00) 2.00 {4,550.00}
Z4RUG1C CALL 1,40 O1MER11 4,70 0.440 0.000 {4, 400.00) 0.00 (4,400.00}
31RUGLID CALL Z2.00 9O1MARLL 4.70 0.440 0.000 (8,800,001 4.00 18,800,007
O7SEPLD CALL 1.00 OlMARI1L £, 80 0.430 2,000 (4, 300.90) 0.00 {4,300.00)
148EP1E CALL 1.00 Ol¥ARI1L 4. 6% 0.430 v.ope (4,300,900} g.ua {4,300.00)
21SEP1G ‘CALE T 108 T01MARLL 4.5% 0.440 ¥.000 (47 400,00 9.00° {4,400.007
285EPLO CALL 1.00 Oluamll 4.35 0,410 b, 000 {4, 100,00} 2.00 [4,100.00}
050CTLE CALL 1.99 OLMARLL 4.23 0.420 0.000 (4,200.00} 2.00 [4,200,00}
120CT1Y CALL 1.8 O01MAR11 4.2¢ 0.405 0.0p00 (%,050.00} 0.00 {4,650.00}
190CT10 CALL 1.09 O1MARI1Y 4,15 0.350 0.000 (3, 500.00} 9.00 {3,500.00}
ZE0CT1O CALL 1.90 61HAR11 3.8 0.385 6,000 (3, 850.00) 9.40 {3,850.00}
BZNOV1G CALL 2.00 O0lMAR1I 4,15 0.385 4,000 t7,100,00} 9.00 {7,100,90}
DaNOV1D) CALL 1.00 O01HMARI1 £.25 0.380 £.080 (3,800.00) 9.00 [3,800,00}
16NOV1A CALL 1.00 O01HARI] 4.05 0.345 9.000 {3, 450,00} 0.00 {3,450.00)
23N0V19 CELL 1.9 O01MAR11 4.20 0.390 0.000 (3, 900.00} 2,00 {3,200.00}
J0N0V1G CALL 1.00 0I1HAR1 4.15 G.360 {.0GG {3, 600,00} 0.00 {3,600.00}
DIPECIY CALL 1.00 OI#ARI1Y {.45 0.360 9.000 (3, 600,00) 0,00 {3,600.00}
14DEC1O LALE i.00 OL4ARIY 4.35 0.325 0,000 (3,250,00} 9.a0 {3,250.00)
21DEC1O CALL i.00 O0DMARIL 4.20 ¢.300 9.600 (3, 000.00) Q.00 {3,000.00}
28BDEC1D CALL 1,00 BlHARIE 4,15 G.300 a.000 {3, 000.00) 0.00 £3,000.00}
Q4JANI1 CALL 2,00 DBIHMAR:} 4,860 0,305 9.000 (6,100,00) 0,00 {6,100.00}
113JAN11 CALL i,00 DIMARIL 4,45 0,250 9.000 {2,500.00) 0.00 {Z2,500,00)
18JANI1 CALL 1.00 OIMARLEL 4.55 0.155 Lipg:ti i} {1, 550.00) Q.00 {1,550.00]
253ANi1 CALL 1.00 DIMAREIL 4.45 0.205 a.0600 {2z, 050.00) 0,00 {2,050.00}
01FEBi1 CALL 1.00 GIMARIL A4.40 B.14¢ 0.600 {1,200.00) .00 {1,400.00}
(08FEB11 CALL- 1.00 OCIMARR1 4.190 G.1te o.o00 {i,100.00) Q.08 {1, 100,00}
1SFEBI1 CALL 1.00 DIMARL] 3.95 .075% 0.000 (750.00) 0.00 (752.001
22FEBLL CALL 2.06 DIMARLL 4.00 0,010 0. 000 {2006.060) 600 (200,00}
58.00 *CIMARIL {245, 150.00) G.00 (245,150,003
5%. 00 {245, 150.00) G.00 (245, 150,00)
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JGHARIG CALL 1.0¢ CIAPRIL 5.480C 04,4900 §.c0oo {4,300.00) 0,00 (4,900.00)
OEAPRIEG CALL 1.00 CIAPRYL L. 8300 $.5300 0.60060 {5, 300.09) 0.0 (5,300.00)
L3APRIO CALL 1.00 OlAERIL 5,5500 ¢.5100 0.60GH {5,100,00) 2,00 (5,100.00}
20APR10 CALL 1.00 GlaPR11 5,5500 0.5100 §.0000 {5,100.00) €.00 (5,100.00}
2TAPRIO CALL 1.00 CG1APH1L 5, 7560 9.5300 0,56000 {5,300.00) Q.00 {5, 300.00}
D4MAYL0 CALL 1.00 GlAPR11 5, 6006 . 5200 9.G000 {15.200.00) ©.09 (5,200,.00}
18HAYIO CALL 1.00 OlAPREIL 5.7500 9.5130 g.coed 13,150.00) 0.00 (5,169,00}
DlIUKIO CALL 1.00  OJAPRIL 5.5000 £.4800 4.0000 (4,800.00) C.00 (4,800.00)
2EMAY10 CATL 1,00 01APR11 5,40q00 &.de00 g.co00 {4, 600.00) Q.00 {4,600.00}
GBJUNLO CALL 1.00 01APRI1L 5.7500 $.5250 0.0000 {5, 250.00) G.op (5,250.00)
15JUK10 CALL 1.00 O0IAERIL 58,7000 ¢.5200 f.0000 (5,700.00) 6.00 {5,200.00}
22JUN10 CALL 1.08 0lABRI1L 5,5000 £.5100 G.0000 {5, 100.00) 6,00 (5,190,003
Q65UL10 CALL 1.08 01APR11 5,5500 9.5200 0.0000 {5,200.90) ¢.00 {5, 200,00}
133URI0 CALL 1.04 O01APRIL 5.32100 8.5000 9.0000 15,800.0M .00 {5, 000.00)
240VL10 CALL 1.00 01APR1I 5,200¢ a,4900 0.G00D {4, 800,00} 0,00 (4, 500,00}
2730L1O CALL 1.00 ODl1APRIL 5.2000 0.5000 0.0000 (5, 000,00} 8.00 (5,000,00)
Camukzlo CALL 1.00 O0l1aPAll 5.2000 0.3000 4.Go0o {5,000.00) 8.00 (5, 000.00)
10RUG10 CALL 1,00 01APR11 4,900C 9. 4600 g.000% {4; 600,00} 0,00 (4, 609.00)
24pU610 CALL 1.00 01APRil 4.600C 8.4200 a.gees {4,200.90) 0.00 (4,200.,00)
31AUGLOD CALL 1.00 DOIlAPRI1 4.3500 8.4500 0.60660 (4,500.00) 0.00 (4, 500.00)
G73EF10 CALL 1.0 01AFR1L 4, 5000 0.4400 G.o069 {4,400.00) 6.00 (4, 400, 00)
14SEP1D CALL 1.08 01APRil 4,5500 0.4200 D.0a08 {4,200.00) 0.00 (4,200.0¢)
Z18EPLD CALL 1.00 03IAPRI] 4,4500 6.4300 0.6000 {4,300.00) 0.60 {4,300.00)
28S8EP1LD CALL 1.00 DIAPRi] 4,3500 €.35950 0.6000 {3,950.00) Q.00 {3,850,00)
1Z0CT10 CALL .00 Dlabril 4.2000 0.4100 0.6a08 {4,100.90) 400,00 {3,700.0¢)
190CTLD CALL 1.0a O01aPAIl 4.1500 0.3500 4.0000 (3, 560.00) D.o0 {3,300.08)
260CTLD CALL 1,00 O01&PRi1 33,9500 09,3850 0.2300 (3,850.00) 2,900,900 {850.00)
0ZROVIO CALL 1.00 ODIl1APRI1 4.1000 0.3700 0.G008 {3,700._00} 0.00 {3,700.06}
09ROViD CALL 1.00 DIAPRLL 4.2380 0.3750 0.6009 13,750.00 0.00 {3,750.00)
16HOVIO0 CALL 1,00 ' DIAPRIL 4, 0000 0.3600 0.¢000 13, 600.90) 0.00 {3, 600, 0%)
30HOVEI0 CALL 1.00 ODI1APRI1 4.1500 Q.3600 0.0200 {3,600.00} 400,00 {2,700.0%)
O7DECED CALT. 1.00 O01APRIIL 4, 4010 0.3900 €.0000 {3,92006,00} 0,00 {3, 900.006)
14DECLO CALL 1.90 OGI1APRIL 4.3000 0.3600 £.e000 {3, 600,00} 0.00 {3,600.06)
21DECLO CALL 1.00 0lAPRIL 4.20060 0.3350 0.G00D {3,350.00) 0.00 {3,350,08)
Z8DECLD CALL 1.00 DIAPRIL 4.1560 0,335%0 0.0000 {3,350.00} 0.00 {3,3350.00)
D4-JAHLE CALL 1,00 O3iaPRI1 4.5500 0.3500 £.0000 (3,500.00} 0.00 {3,500.00)
1B3ANLYI CALL 1.00 DIAPRI1 4.5360 0.2450 £.06000 {2,050.00} 0.00 {2,058.00)
Z5JANET CALL 1.00 DIAPRIL 4.45060 Q.2700 6.0000 12,700,900} 0.0 {2,700.00)
01FEBLL CALL 1.00 OIAPRLL 4, 4500 0.2050 0.6000 {2,050.00] 0.80 {2,030.08)
0BEEBLL CALL 1.00 $IAPRIL 4.1000 0.2100 £.0900 12,100,801} 0.00 {7, 104,00}
L5FEBLY CALL 1.00 9DIRFRILI 4.9060 0.1700 £.0000 (1, 700.00}) 0.00 {1,708.00)
22FEBLL CALL 1.00 9iaPRll 4.0500 0.1060 4,0000 {1,000,00) 0,00 {£,000.00}
DEHARLL CALL 1.00 aiaprll 33,4500 0,1350 0.6000 (1,350,900} 0,00 {3,350.00)
154ARLL CALL 1.00 OlAPR11 3.9500 0,115 8.6990 {1,15C¢.00} 0.00 {1,150,00}
F2HARLYL CALL 1,00 OIAFR1L 4.,2000 0.0800 #.0000 (800.00} 0.00 (800.00})
ZBMARLL 1,00 91aPR11 02,0000 3.9500 4,2400 {3%,560.00) 42,400.00 2,908.00
ZBHARL T 1.00 O1APRL1 E.4a000 4.2500 4.2400 (42,500.00) AZ,400.00 (140,00}
2BHARL L 1.00 O1RPRILL G. 0000 4.3008 4.2400 (43, 000.00) 42, 400.00 (600,00}
ZBMARLL 1.00 O0OLAFR1L €.0000 4.3500 24,2400 (4%3,560,00} 42,400,900 {1,1900.0G}
28MAR1L 1.00 DI1APRIL G.0000 4.,2000 4.24800D (52,000.00) 42,400.00 490,006
ZEMARLYL 1.00 01AERLD a.0009 4.2009 4,2400 {42,000,00) 42,400.00 400,00
Z8MaR1L 1.60 01aAFRLL 10,9000 4.1500 4.2400 (41, 580,00) 42,400,00 900, 6O
28MARIL 1.00 01AFR11 0.0000 4.1500 4.2400 {41,500.00) 42,400,00 900,60
28MARLL 1.0¢ 01APR1L 0,0000 3,9500 4.2400 (32,500,004 42,400.00 2,900.00
ZAMAR]L1 1,60 DlAPR11 Q.,0000 4,0008 4,2400 (40, 000.00) 42,400,006 2,400.08
ZBMAR1I 1.00 O1lAPR11 0.0000 4.0000 4.2400 (4G, 000,00} 42,400.08 2,400,00
268HARIL 1.00 O0l1AFR11 0.0000 4.0500 4.2400 (40,500.00) 42,400.0¢ 1,900, 00
2BMARIL 1.00  01RPRIN 0.0800 4.1000 4.2400 i41,000.00) 42,400.00 L,400.08
2BHAR]1L 1.0 O1APRL1 0.0000 4.31000 4.2400 {41,000.00) 42,400,0G 1,400,082
29MAR11 -1.00 01APR11 0.0060 4.2430 4.2400 42,430.00 {42, 400,00} 30.08
2F4RR11 -1.00 OlRERLL 0.0000 4,2390 4.24G0 42,380.00 (42,400.00) (10.09)
Z29MBR11 -2.00 OlAFRI11 0.0000 4,2300 4.2400 44, 800.00 (84,800.00) .00
29MAR11 —2.00 Q1APR11 0.00G0 4.2500 4.2408 85, 600.00 {84,800.00} 200,00
28MARI L -5.00 01aPR1] 4. 0600 4,.2510 44,2400 212,550,000 {212,000,001 550,09
29MAR11 -3.00 GlaPR1] 0.0600 4.2550 A.2400 127, 650,00 {127,200.00) 450,00
45,00 *GlAPRIL {157,630.00) 1,200.00 {153,4306.00)
G{HAYID CALL .00 OIMAYLD S.7000 0.5200 Q.00L0 {5,200.00% 19.00 {5,19C.00)
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18MAY1G CALL 1.00 BIMATLL 5.8500 n.5150 0.,0010 15,150.003 10.6G¢ (5,140, 06}
01JUN10 CALL 1.00 GimMAaYii 5.55800 0.4990 0,b020 (4,208.00}) 20.c0 {4,880,00}
15JURLD CALL 1.00¢ CIMAYLI 5, 7500 0,520 €,0006 (9,200.00; 6.G0 (5,124.00)
Z83JUN19 CALL 1.00 OiMAYIL 5, 5500 0.5190 0.0015 {5, 100,00} 15.00 {5, 085,00}
13JULL O CALYL, 1.00 OIHMAYI1R 5.3900 0.5080 0.0032 {5, 000,00} 32.06G {4, 968.00)
21TJULLE CALL 1.00 DIMAY1E 5.2900 0, 5000 0.0651 (5,000,00} 51,60 {4,949,n0)
03RUG10 CALL 1.00 0IMAYLL 5.2590 0.3000 0,Q060 (5, 000,00} 60.00 {4,94¢.00)
10AUG1D CALL 1.60 ODIMAYLL 4.5500 0,4800 0.0240 {4, 600.00} 240.00 {4, 36C.00)
Z4BUGLO CALL 1.00  0iHAYLL 4.,7000 0.4150 0.06:0 14,150.00) 610.00 {2, 540,00}
07SEPLY CALL 1.06 OiHAY1Y 4.5500 0, 4300 0.1020 {4,300.00) 1,020.00 £3,280.00)
218EPLG CaLL 1.0  01HAYL: 4.5000 0, 4300 0.1200 {4,300.00) 1,200.00 (3,106.00}
050CTIE CALI, 1.086 OlHRY1D 4,3300 0.4200 0.1461 {4,200.00) 1,861.00 (2,335.00)
120CTLIO CALL 1,080 OIMAYLL 4.1500 0,25800 0.308C £3,900.00) 3,000.00 {gi0.om
GRUOVLID CALL 1.00 OIMAYI1Z 4.1500 0, 3800 0.3080 {3,800.00}) 3,090,00 (710,007
fanovio CALL 1.00 OIHAYLI 4.2500 0.4150 0.2430 {4,150,00) 2,430.00 (1,726,007
T6HOVID CALL 1.00 OIMAYLL 4.0500 06.31506 0.3840 £3,750.00) 3,8490.00 40.00
30HO0VLE CALL 1.08 OIMAYI 4.1500 10,3950 0.3052 13,950.00) 3,092.00 {858,00)
L4LECLG TALL 1.6 OIMAYL: 4.3500 0.3800 0.18&60 13,800.00) 1,860.00 {1,940.00)
2BDEC1O <ALl 1.68 0OiMEY11 4.2000 §,3500 0.2750 £3,500.00) 2,738.00 {750.00)
11JAHLY CALL 1.00 01MRY1] 4.5000 0,3200 012006 {3,200.00) 1,200.00 {2, 00C.00)
Z5JAM11 CALL 1.00  O0lMaY1l 4,5000 0.3050 0.1260 {3,050.00) 1,200.00 11,85G6.006)
01FEB11 CRLL, 1,00 OIMEYLI 4 .5080 0.2650 0.1200 {2,650.00) 1,200.00 11,450.00)
08FERLL CALL 1.00 OIMAY1} 4.2000 0.2450 D.2750 £2,450.60} 2,750.00 3006
ZIFEBLL CalL 1.60 01MAY11 4.1000 0.1550 0.3460 {1, 550,00} 3,460.00 1.81c.00
0BHARI 1 CALL: L.00 OIMEYIL 4. 0000 0.2200 N, 4240 {2,200.00} 4,240.00 2,040.,00
22MAR11 CALL 1.00 O1HAY11 4.3000 01750 0.2130 £1,750.00) 2,130.00 380,00
27.00 +01MRY11 {105,800.00) 41,467.00 (64,333.00)
01TuN1D CALL 1,00 OLEUNI1 5,6500 0.5000 D.0150 {5,000.00) 150,00 14, BS0.00Y
150UN19 CALL 1.00 O1JUR11 5.9000 0.3300 0.6078 {5,300.00) 78.00 [5,222.06)
293UNLQ CALL 1.00 ©DLIUN11 5, 6500 9.5209 D.0L49% {5,200.00) 14%.00 {5,951.08)
13JUL.io CALL 1.00 O01JUK11 5.4%Q0 9.5100 0.021% {5,1400.06) 215.00 {4,981.00)
2730L10 CALL 1.00 GlLJUNLL 5.3500 0.5000 0.0283 {5,000.00) 283.00 {4,717, 0¢)
190G O CALL 1.00 (LJIUMILI 5.0500 04730 0.0876G £4,700.060} 670,04 {4,030.08)
24RUGI0 CALL: 1.00 ¢LJIUR11 4.8000 0.4209 ¢.1190 {4,200.00) 1,190.00 13,910.00)
07SEP10 CALL 1.00 G1JUHLL 4.7000 0.4300 0.1480 {4,300,00) 1, 486.00 12,820.00)
218EP10 CALL 1.00 GlLJUR1l 4, 66490 0.4290 0.1826 {4,200,00) 1,B20.00 12, 39C.00)
030CTIO CALL 1.00 GlLJumEll 4.,4490 0,4300 0,2452 {4,300.00) 2,452.00 {1,848.00)
190LTI0 CALL 1.00 01Junl1i 4.2500 00,3950 0.354G $3,950.00) 3,510.00 {410.00)
0280VIO0 CALL .00 BlJun1l 4,2500 0.3900 D.35440 {3,900.00) 3,348.00 {360.00}%
16NOVIO CALL 3,60 O1JunEll 4.1000 0,4800 0.45%0 {4,000.00) 4,538.00 536.00
14DECE0 CRALL .00 plJuUMl: 4.4000 0.4109 0.2700 {4,100.00) Z2,706.00 {1,400, 00}
28PECL0 CALL .00 0LJUN1Z 4,2500 0.3850 B,3540 £3,850.00) 3.540.00 {31c.0m)
11aAMLl €ALL 1.00 Q1Junli 4.5000 0.3750 ¢.2230 {3,750.00) 2,230.00 £1,520.00)
25JR011 CALL 1,00 GrJmILL 14,5500 0.3490 ¢.2020 {3,400,00) 2,0208,00 £1, 380,00}
08FEBI1 LALL i.01  O01LJUNLL 4, 2500 33,2930 n,35440 {2,950.006) 2,54D0.00 590.00
2ZFEBI1 CALL 1.00 g10uw1l 4.1500 0,2190 G.4190 {2,100.00) 4,198.00 2,090.00
OBHARE] TALL 1.00 DAJUN1L 4,0500 0.2800 0.4800 {2,800.060) 4,880.00 1,990.00
22MARLI * CALL 1.08 0151l 4.350G D.2550 @.2960 {2,550.60) 2,%60.00 4310.00
21.00 *01JUNIL 184, 7T56.00) 46,171.00 {38,579.00}
29JUNL0 CALL 1,906 0i30LI1 5.8000 ©.5300 0.u370 15,300.00; 370.00 (4,930,060}
13JUL10 CALL 1.00 0iJULLL 5.6500 G, 5100 G.0401 {5,100.00} 481.00 (4,619,060}
2TIVLID CALL 1.00 DLJULEL 55,5200 G.53106G G.0826 {5,100.00} 626.00 (4,474,.00)
1DRUGLQO CRLL 1.00 023ULIL 5.2000 0,4706G G.,21050 {4,700.00} 1,050.00 (3,650,400}
24BUGLO CALL 1.00  0:JuLil 41,9900 1.4400 0.1740 {4,400.00} i 780,00 [2,660,.00}
Q7SEPLO CALT, .00 0igunil 4,8000 0.4400 0.2640 {4,400.00} 2,080.00 [2,360.00}
Z1SEPLO CALL 1.00  0raULil 4.,7000 0. 4400 ¢.2390 {4, 400.00} 2,390.680 (2,010.00}
050CTL0 CALL 1.00 BIRLL 4,5800 a,£400 0.2185 14,400.00} Z,785.00 {1,615.00}
190CT10 CALL 1.00 DIJULLY 4,4000 0.4000 G.3740 {4,000.00} 3,740.00 {260.007
280CTLOD CALL 1.00 0iLdULEL 4.3600 0.4100 C.4018 {4,100.00} 4,0612.00 {gL.0m
{2NHCV10 CALL 1.00 OiJULll 4.3500 0,4150 ©.4020 (4,150.00}) 4,020.00 {130.00)
I8ROVLO CALL 1.00 DiJULLY 4.2000 ¢.4100 G.4%20 14,160.0¢) 4,920.00 B20.0D
30HOVIO CALL 1.00 OLIGLEL 4.35006 G.4300 G.4019 {4,300.00} 4,019,.00 {28L.00)
H4TECLO CALL 1.00 ©0IJULL: 4, 5000 G.4350 ¢.3240 £4,350,00) 3,240,00 {1,118,00%
2BDECLO CALL 1.60  01JULLIL 4.3500 ©.4058 G.4020 (4,050,000} 4,020.00 {30.00)
11JAN1Y CRLL 1,00 0igulli 4.6900 . 4008 ¢.2790 (4,000.00} 2,%30.00 [,210,00}
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25JAHLL CALL 1.00 01JuLli 4.6000 0,3850 0.2790 {3,850.00) 2,790.00 (1,960.08)
CETEBLL CALL 1.00  0MULLE 4,3000 0,3500 0.4310 {3,500.00) 4,310.00 810.908
22FEBLL CALI: 1.00 01J0L1Y 4,2000 0.2550 0.4920 (2,550.00} 4,920.00 2,370,080
CIMARLL CAL 1.00 01JUL11 4.1000 0.3150 0.5590 {3,1.50.00) 5, 58000 2,440,089
COEMBR1L CALI: 1.00 01JULIY 4.1500 0.3250 0.5250 {3,250.00} 5,250.00 2,000,008
2ZMER11 CALL L.00 @1JUL1 4.4000 0.3350 Q.374¢0 {3,350.00} 3,140.00 390,00
22,00 *OLIULLL {90, 500,00} 68, 850,00 121, €50, 09)
23AUSLO CALL 100 0RAUGLL 5, 6000 0.5:00 0.n880 (5,180.00} 880._00 (4,220.08)
17AUG10 CALL 1,00 0lAvGY! 5,2500Q 0.4500 0.1450 {4,3500.00} 1,4500.00 (3,050.00)
JLAUGLD CALL 1.00  01AVGLL 5,0500 0,4450 0.1%20 {4,450.00} 1, 520.00 (2,530.09)
14SEPLO CALL 1.0¢  01AUGLY 4.8500 0.4550 0.2200 (4, 55000} 2,200.00 {2,350.400)
28S5EPLE CALL I.00 0IpUGl1 4.5000 0.4000 0.2350 {4,000,00} 2,350.00 (1, 630.00)
120CT18 CALL 1.00 01AUG1L 4,7000 0,4400 0.3048 {4,400.00} 3, 049.00 {1, 351.08)
190CT1C ChLL .00 01AUGLL 4.5800 0.4150 0.3930 (4,180,003 3,936,00 (220.09)
2600TIR CALL 1.00 01AUGLL 4.4500 0.42¢00 0,4185 (4,200,00} 4,185.00 (15.08)
8SHOV1D CALL 1.00  Q1AVGHL 4.5508 ©.4400 0.3690 (4, 400.00) 3, 630.00 (710.00)
23NOV1Q CALL IL0D 01AUG)] 4,7000 0.4300 0,3050 (4,300.00) 3,056.00 (1,250.06)
BTDECLE CALL 1,00 OLAUGLI 4,7000 ¢, 4300 0.3050 {4,300.00) 3, 050.00 (1,250.00)
2IDECLO CALL 1.00 OlAUG1Y 4, 5000 06,4200 0.3530 (4,280.00) 3,938.00 (270.007
GAJANL CALL 1,00  01AUGLH) 4.7500 04700 0.2058 4, 100.00) 2, 858.00 11,8422.408)
1BJAN1L CALL 1,00 O01AUGLIL 4,7900 o.3700 4.305%0 {3,700.00) 3,050.00 {650,00)
25FAN1E CRLL 1.00 01AUGI1 4.6500 0.4150 0.3260 {4,150.60) 3, 260,00 {890.00)
GIEESLY CALL 1.00 OIAUGLL 4.5500 0.4200 9.3850 (4,100,060} 3, 650,00 (430,00}
1SFEB1L CALL 1.60 #LAUGIL 4, 2000 0.3760 0.5620 {3,700.00} 5, 620,00 1,920.00
GIMARIL CALL 1,006 01AUGLY 4,1500 0.3500 0.,5840 (3,500.00) 5,940.00 2,440.00
15MARLE CALL .00 01AUGLE 4,2500 0.3500 0.5620 {3,600.00) 5, 620.00 2,020.90
29MARLL CALL 1,00 0lAUGLE 4.5500 0,3500 0,3690 {3,500.00} 3,690,900 190.00
20.00 *01AUGLY {83, 500.00} 67, 41200 [16,088.00)
I1KUGLD CALL 1.00 O1SEP11 5.2000 0.4500 ©.2030 {4,500.00) 2, 030,90 {2,470.00)
L4BEP1O CALL 1.00 OI1SEPL 5.1900 0.4600 Q.2290 {4, 600,00) 2,290,900 £2,310.00)
2BSEP10 CALL 1.00 QLSEPLY 5,0000 0.4200 0,2570 (4,200.90} 2,570,900 {1, 636,00}
LZoCT10 CALL 1.00 O01SEPI) 4.8500 D.4400 00,3049 {4,460.00) 3,049.00 {1.351.00)
260CT10 CALL .04 OISEPLY 4, 6500 0.4200 8.3807 {4,200.00} 3, 807,00 (393.00)
DoROVI0 CALL 1,00 GLSEPLY 4,7900 0.4400 0,3610 £4,490.00) 3,610.90 790,00}
23NOVi0 CALL 1.00 O©1SEP1Y 4.8000 0.4500 0.3230 (4,500.00) 3,230.00 11,270, 00}
BTDECID CAhLL i.08 O1SEPI] 4. 800D 9.4500 0.3230 (4, 500,00} 3,230.00 {1,270.60)}
21DEC10 CALL 1.0 ©ISEP11 4, 6900 D.4300 0.4020 14:360.00) 4, 020,00 (280, 00}
2BDEC10 CALL 1.00 OC1SEP1Y 4. 6000 9.4200 0.4020 [4,200.00) 4,020.00 {180, D0}
04JRNIL CALL 1.00 OiSEP1Y 4.8000 04709 0. 2880 (4,700,006} 2, 880,00 {1,820,00)
LBJANIL CALL 1,00 GLSEPLY 4,700 0.4358 0,360 {4,350.00) 3, 610,00 {746, 6503
O1EEB1L CALL 1,00 C1SEPLY 4.6500 0,4200 0.38}0 {4,200.00) 3,810.00 {390, 00}
L5FEBIL CALL 1.0 C1SEP1} 4,200 0.4200 0.6130 {4.200.00 6,130.00 1,930.00
01HARI1 CALL 1,00 0ISEPIL 4,2000 0.3750 0.6130 {3,750.00 6,130.00 2,386,00
L5HRR11 CALL 1.00 0QiSEP1I 4,2500 0,4600 0,5830 (4,080.00) 5, 830.00 1,830.00
ZMMARLL CALL: 1,00 G1SEP1Y 4,6000 0.3700 0.4020 {3,790.00) 4,020,900 320,00
17.00 *D1SEP1l (72,780.08) 64,266.00 t8,434.00)
050CT10 CALL 1.00 CIOCTEY 51408 0.4500 0.2820 {4,580,08) 2,820,006 {1, 666, 00)
180CT10 CALL 1,80 ©CiDCTEZ 4.9500 0, 4300 0,3440 {4,300,08) 3, 420,00 (860, 00)
0ZHOVLIO CALL 1.90 (10CTi: 4.9500 0,49090 0.3440 (4,000.00) 3,440,00 1560, 00}
LEHOVIO CALL 1,60 GIOCTHE 4.7000 0.4300 0.4370 4,300.08) 4,370.0C 78,00
AGHOVIO CALL 1,00 0ipCT1L 14,3000 0, 4400 0.3697 (4,400,003 3, 607.0C {793.00)
14DEC10 CALL 1.00 ClocTit 4.9500 0.4350 0.3440 (4,350.00) 3,440.00 1910.,00)
ZBDECLO CALL 1.00 CIDCTI: 4.8000 0. 4300 0.3980 (4,300,001} 3, 980,00 {320.00)
11J3AM11 CALL 1,00 GIOCTIL 4.9500 0.4450 0.3440 {4, 450,00} 3,440.00 11,020.00)
25JANT1 CALL 1.00 0IDCTIL 4.8060 9. 4700 0.3980 (4,700,081 3,980.00 {720,90)
DBFEBLL CALL 1.00 O0ioCTil 4. 55060 G, 4300 0.5040 {4, 300,00} 5,040.00 74¢.00
22FERIL CALL 1.00 0i0CTEE 4.3060 @, 3850 0.6350 {3, 850,00) 6, 350,00 2,500,900
0BMARIL CALL 1.00 0GI0CTiL 4.30060 0.4200 0.6350 {4,200.00} 6,350,400 2,150,090
22MAR11 CALL 100 0ipCTil 4. 6040 0. 4400 0.4800 14, 400,99} 4,800,00 400,90
13,00 *010CTIL (56, 050,00} 55,057.00 {993,90)
e210V18 CALL 1.00  0INOVIL 5.0580 0.4500 0,3660 {4,500.00) 3, 660.00 {840,00)
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HaNOvVi0 CALL 1.00 (1HOVI1 5.1000 0.4600 ©.3490 {4, 680,00} 3,4%0.00 {3,110.00}
2INOV1D CALL 1.00 CIROVIL 5.2500 0.3500 0.3010 {4, 500.60}) 3,010,008 11,480.00)
30ROVLO CALL 1.06 G1HOV1L 5.0300 0.4708 0.365% {4,700.00) 3,652,006 {1, 041.00)
14DECLO CALL 1.00 G1Novil $.1000 9.4558 ©.3490 {4,550.00} 3,420.00 {1, 0650.00)
2:DECLO CALL 1.00 GiHovil 5.0000 0.45060 G.3850 {4,500,00} 3,850.00 {650_D0)
doAN1l CRLL 1.068 GINOV] 5.2000 0,5000 0.3160 {5,9000.00) 3,160.00 {3, 840,00}
11JAN11 CALL 1.00 O0IROVIL 5.1000 0. 4650 0.34900 {4, 630.00) 3,450.00 {1,160.00)
250AN11 CALL 1.06 BIHOVIL 4.9500 0.4800 G.4036 (4,800.00) 4, 030,00 {776.00)
O1FEB11 CALL 1.06 01ROV 4.9000 0.4550 0.4230 {4,550.00} 4,230.00 £320.00)
ISFERI1 CALL 1.00 0InOVil 4.5500 0.4300 ¢.5870 {4,300.00) 5,870.00 1,576.00
22FERIL CALL 1.00 01HOVIL 4.4500 0.4050 0.64306 {4,050.00) 6,430.00 2,.380.D0
08MAR1 1 CALL 1.00 01NOvil £,5000 0.4200 £.615¢ {4,200.900} 6,150.00 1,950.00
15MARY 1 CALL 1.00 01ROVl 4.86000 5.4300 0.5616 {4,300.00) 5,610,006 i,310.00
Z5MAR1Y CALT. 1.06 01HOVii 4.8500 0.4608 0.4430 {4, 600,00} 4,430,008 {170,560}
15,080 *0IROVIL (67,800.00) 6¢,509.00 {3,241.00}
J0ROVIOD CALL 2.0 01DEC!] 5.2500 0.5008 0.3887 110,000,490} T,7F4.00 12, 226,00}
O7DECIO CALL 1.08 O0IDECI1 5.4500 0.4%00 93210 {4,900_00}) 3,210.00 {3,630.060)
14DFCI0 CALL 1.03 01DEC:1 5.3000 0.4850 9.3710 {4,850.46) 3,710.90 {1,140.00)
21DEC1O CALL 1.00 01DECL1 5.2500 0.4600 2.3820 {4,600.90} 3,620.00 {710, 00}
2BDECIO CALL 2.00 01DECEI 5.1500 0.4850 5.4279 {9,700,00} 9, 540,00 11,169.00)
C4JAN1Y CALL I1.00 OIDECI1 5.4G00 0,5200 84,3370 {5, 200.00) 3,370,006 (1,830.00)
11JaH11 CALL 1.00 0OI1DEC)] 5.3000 0.4850 $.3710 (4,850.490} 3,710.00 (1,140,00)
18JANE1 CRLL 1.00 OIDECT1 5,2000 0.4800 0.4080 {4,900._00} 4,080.00 {820.00}
250RN11 CALL 1.00 9O1DECi1 5.1500 0.5100 ©.4279 (5,100.00} 4,270.00 {830.D0)
01FER11 CALL 2.00 0IDEC1] 5.1000 0.4750 D.4470 (9,500,900} 8,940.00 {560.00)
OBFEBI11 CALL 1.00 QIDECI 4.9500 0.4650 D.5130 4,650,000 5,130.00 480.00
15FEB11 CALL 1.00 OIDECL1 4.8000 0.4300 0.5850 {4,300.00) 5,8%0.00 3,590.00
22EEBIL CALL 1.00 Q1DECII 4.7000 0.4150 0.6430 (4,150,900} 6,430.00 2,280.00
CI14ARL] CALIL 1-00 HIDECLI 4.8000 0.4200 9. 5830 (4,200,006} 5,890.00 i,690.00
0BMARL]L CRLL 2.00 Q1DECLH] 4.7008 0.4600 0.6430 {9,200.90) 12,860.00 3, 660.00
T5MARL] CALL 1.00 91DEC11 4, 9000 0.4350 $.5380 (4,350,00} 5, 380,00 1,030.00
I2MARE1 CALL 1.00 DIDECII 4,95010 0.4800 0.5130 {4,900.00) 5,130.00 230,00
259MARIL CRLL 1.00 H1DECLL 5,.1060 G.d47068 0.4470 {4,700.00} 4,470.006 £230.00)
22.00 *03IDECLI £104,050.00} 102,674.00 (1, 376,00}
28DECIO CALTL 1.00 O3IJAN12 5.3500 0. 4950 8.4290 (4,950,009 4,280.06G {660.00})
G4IANEY CaLL 1.00 0Jjamlz 5. 6000 0.5300 §.3444 {5, 300.,90) 3,444.00 {1,856.08)
113AMI] CALL 1.00 9igenl2 5.5000 0.49u0 D.3760 (4,900,800} 3,766.00 {1,140.00)
182A2E 1 CALL 1.00 O1JAN12 5.,3500 0.5100 a.4250 (5,100.00) 4,290.00 §610,00)
250AHE1 CRLL 2,00 O0iJaR1Z 55,3000 D,5200 a.4410 {10,400.60) 8,%40.0C {1,460.00)
DIFEB1I CALL 1.00 01JRNIZ 5,2500 0.4590 9.4870 (4,900,900 4,870,006 1230, 00)
DBFEBLIL CALL 1.00 0lJan12 5.1500 0.4550 g.5080 (4,550,003 5,080.0C 530,00
15FERLI LALL 1.06¢ 0l0AN1Z 4.5000 0.4&90 0.62%40 (4,600,906} 6,290.00 1,6490.00
22FEB11 CALL 1.00 01JAN12 4.8000 0.4550 a.6820 (4,550,963 6, 820,060 2,270.00
O1HMAREL CALYL 2.00 01JAN1Z 4.9500 0.4500 0.6630 {2,0060.00) 12,060.00 3,060.00
OBMBRLL CALL 1.00 0TJAN1Z 4.2000 0.4700 0.6290 14,700,007 6,290.00 1,590.08
15MARII CRLL 1.00 0lLJANL2 5.6000 0.4800 0,5780 {4, 800,00} 5,780.00 9B0. 00
22MARLY CALL 1.098 0lJAN12 5,1500 0.49250 0.5080 {4, 530.0B) 5,080.00 130,00
29MARLY £RLL 1.00 O01)AN12 5.2500 B.4856 n. 4670 (4,850.00) 4, 6%3.00 {180. 00}
16.00 *013AN12 (77,550.00) 81,464.00 3,914.00
25JANIY CALL 2.00 O1FER1Z 5.3000 B.5200 0.4630 (10,400,003 5,260.00 {1,140.00}
OiFEBIL CALL 1.00 OIf¥EB12 5.3000 G. 4800 0.39620 $4,800.00} 4, 630,00 (170,00}
OBFTEBLL LALL 2.00 DIFEB1Z 5.2000 6. 4300 0.5020 19, 000G, 00} i0,040.0¢ 1,040.00
15FEEE1 CALL 1.00 OIFEBL2 4.3500 ., 4550 0.6130 {4,556.00} 6,130.00 1,580.50
22FEBLIL CALL 2.00 O1FER12 4.8900 B, 4500 0.6630 19, 600,00} 13,260,00 4,260, 00
GIMARL1 CALL 1.90 D1EFEBLZ 4,3500 0, 4650 0.6130 {4, 650.00} 6,130.00 1, 460,60
05HMAREL CALL Z.00 DIFEB1Z 4.950B ¢,4700 0,6130 {9,40¢,00) i2,260,00 2,840,00
15MAR11 CTALAL 1.00 OlFgBi2 5.0500 0.4800 D.5660 (4,B800.00} &, 660.00 866,00
22MAR11 LAl 2.00 OC1FER)LZ 5.2000 0. 4300 0.5020 i3,800.00} 10,940.00 240. D0
29MARLL CALL 1,00 OIFEBi2 5.3000 0.4750 0.4630 {4,750.00} 4, 630.00 (120, 90)
15.00 *QiFEB1Z {71,150.00} 82,040.00 16,9896, 00
0IMARLY CALL 2,00 OIMARLZ 5.9000 0.4400 0.5780 {8,800.00} 11,560.00 2,760,480
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1.4 03MARTZ 5.0500 90,4350 0_55606 {4,350.00) 5,560,D00 1,230.00
1,00 9M4AR]Z 5.1500 a,4500 Q,5156 {4, 500,00} 5,158,900 650,00
1.00 0IMBRL2 5.1500 9.5000 0.5150 {5, 000.00Q) 5,150.00 150,00
2.00 O0IMER12 5,2500 0.4850 0.47TT0 {9,7006.00) 5,540.00 (160,00}
7.00 *0IMRRIZ (32, 350,00} 36,960.00 4,620.00
1.00 Q01APRIZ2 5.0000 0.4 0. 4580 {4,700.00) 4,580,900 {120,040}
1,06 *01APRLE2 {4,700.00} 4,580,00 {120,060}

z41.00 {1, 086,530.00) 719,700, 00 (288,830.00}





